Multiple Structural Breaks in Australia\u27s Macroeconomic Data: An Application of the Lumbsdaine and Papell Test by Valadkhani, Abbas et al.
University of Wollongong 
Research Online 
Faculty of Commerce - Papers (Archive) Faculty of Business and Law 
1-1-2005 
Multiple Structural Breaks in Australia's Macroeconomic Data: An 
Application of the Lumbsdaine and Papell Test 
Abbas Valadkhani 
University of Wollongong, abbas@uow.edu.au 
Allan Layton 
Queensland University of Technology 
Mosayeb Pahlavani 
University of Wollongong, mp60@uow.edu.au 
Follow this and additional works at: https://ro.uow.edu.au/commpapers 
 Part of the Business Commons, and the Social and Behavioral Sciences Commons 
Recommended Citation 
Valadkhani, Abbas; Layton, Allan; and Pahlavani, Mosayeb: Multiple Structural Breaks in Australia's 
Macroeconomic Data: An Application of the Lumbsdaine and Papell Test 2005, 19-32. 
https://ro.uow.edu.au/commpapers/2138 
Research Online is the open access institutional repository for the University of Wollongong. For further information 
contact the UOW Library: research-pubs@uow.edu.au 
Multiple Structural Breaks in Australia's Macroeconomic Data: An Application of 
the Lumbsdaine and Papell Test 
Abstract 
This paper employs all available annual time series data to endogenously determine the timing of 
structural breaks for 10 macroeconomic variables in the Australian economy. 
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